and Jain [13] , Aldous [5] and Chobanian and Tarieladze [9] solved very neatly the same question for the domain of normal attraction to any Gaussian law. The problem has been recently studied by Araujo and Gine [7] , Mandrekar and Zinn [4] , Marcus The present state of the theory of domains of attraction to nonGaussian laws in Banach spaces, except for some preliminary results in C(S), is roughly as follows: 1) the "natural or classical" conditions for X to be in the domain of attraction of a stable law of order aE(0,2) are necessary in general; 2) they are sufficient in type p-Rademacher spaces for p>a (thus in type a-stable spaces by a theorem of Maurey and Pisier [19] ); 3) c 0 3 C 4 P o i s= w * -l i m n 0 3 B 4 c n * e x p (n -|n | 0 3 B 4 0 ) w h e r e c n = -x 0 3 C 4 d x n ( x ) ; this limit exists for every T>0. See e.g. [4] . In this connection it is interesting to recall the following theorem ( [2] , [6] , [7] , [l4], [20] , [2l], [22] ). (2) lim03B4~0 { l i m s u p } 0 3 A 3 j E f 2 ( X n j 0 3 B 4 -E X n j 0 3 B 4 ) = 0 3 C 8 ( f , f ) f o r every (3) ,Fm)=0
( (3) Proof. We first prove (i). By the Borel-Cantelli lemma, the series 03A303C6"ixi converges. Define F(t) = P{~03C6"ixi~>t}.
We will show first that there exists c>0 and to>0
such that for t>to, (2.6) I f G ( t ) = P { s u p ĩ 0 3 C 6 " i x ĩ > t } , then a result of Hof fmann-Jorgensen [11] asserts that By symmetry, the variables 03A303C6"ixi a n d 0 3 A 3 0 3 C 1 i x i -0 3 A 3 ( 0 3 C 6 " i -0 3 C 1 i ) x i are identically distributed and therefore, using (2.6) we get ( 2 . 1 0 ) P {0 3 A 3i = n 0 3 C 1 i x ĩ> t -M n } 2 P {0 3 A 3i = n 0 3 C 6 " i x ĩ> t -M n } C03A3~i=n~xi~03B1/03B1(t-Mn)03B1
for t large enough. The The proof of (3)- (4) here is borrowed from [16] and L17~. (03C6"i,1+...+03C6"i,mk )xi/m1/03B1k~>~/2}~~/2. T h e n i f X = 0 3 A 3i = 1 0 3 C 8 i x i ( x ĩB ) exists and (2, 14) The same argument using inequalities (2, 13) 2.4 (1) is essentially contained in [7] , and [17] has a slightly weaker version. 2.4 (2) is in [17] . (1) implies that the function is slowly varying: if nt is the largest n such that a t, then ( 3 . 4 ) [ n t / ( n t + 1 ) ] ( n t + 1 ) P { x > a n t + 1 } / n t P { X > a n t u } P { X > t } / P { X > t u }~[ (nt+1)/nt]ntP{X>ant}/(nt+1)P{X>ant+1u};
(change of variables ) we get from (1) Since, as in (2.5), we also have from (3.1) that for every 6>0, we conclude by the f . d. CLT that °n Finally, (2ii) follows also as in the proof of 2.1 ( (1) => (3)) with a for n 1/a . n (2) =>(1). By (2ii) and (2i) for is flatly concentrated and has uniformly tight one dimensional marginals, hence it is a uniformly tight sequence. The unicity of the limit follows from (2i) as in 2.1 ((3 => (1)). The symmetric case can be treated via CramerWold as in 2.1.
(1) =>(3). We have already seen above that (1) (1) If XEDA(p) then condition 3.1(3) holds (and also 3.1(1) and 3.1 (2) for the sequence {an} such that XD A { a n } ( 0 3 C 1 ) ) . is slowly varying and a n n la and na n h(a n )-~-1 by standard facts on slowly varying functions, as mentioned above.
Using the computation at the start of this proof and the proper- for every n, mEN, and this proves (3.7). a
Remark.
Here there are some examples for which condition (3.6) is satisfied. 4) show that sup and therefore, using (i) we get s u p n n m i n ( 1 ,S2 e / n 2 / 0 3 B 1 ) d P. [ ] 
